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Abstract

In linear regression model, which is one of the most applied models in
several fields, there are several assumptions. In some of the practical
situations, explanatory variables are correlated which leads to the problem of
multicollinearity. To handle this issue, generalized shrinkage estimators
have been proposed. However, these estimators are fully depending on the
shrinkage parameters. In this thesis, employing the swarm optimization
algorithm 1is proposed. This algorithm is proposed to estimate the
generalized ridge estimator and generalized Liu estimator parameters. A
Monte Carlo study is used to show the effectiveness of the proposed
methods over other used methods. In addition, a real data application which
is related to the medical application is illustrated to show the benefits of our
proposed method. The simulation and real data application results reveal that
the proposed method is quite efficient and feasible for estimating when

multicollinearity is exist in terms of mean squared error.



